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τ2+σ2 6= eMAP(θ) .
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HPDγ(θ) ⊂ Θ kxazij²vqgio/wxW!§CW!w γ ko&bnRUW!rnWW¤`k¦aubaz°e!gijlacbnzij9b kγ adleRbdRJzOb
{θ : πλ(θ|x) > kγ} ⊂ HPDγ(θ) ⊂ {θ : πλ(θ|x) ≥ kγ}
ztjl}
Πx ({θ : πλ(θ|x) > kγ}) ≤ γ ≤ Πx ({θ : πλ(θ|x) ≥ kγ}) .
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Πx({θ : πλ(θ|x) = kα}) = 0
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HPDγ(θ) = {θ : πλ(θ|x) ≥ kγ}
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Πx (HPD

































X |θ ∼ B(θ) ztjl} θ ∼ U]0,1[ ªFQSRUWfq³oµgir θ k¦a
HPD(θ) =
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θ ∈ Θ ªQSRUWiW!Å|rnW!_`aVW:zCaclrdWoµgCr θ ®F}`W:jUgtbnW:}H_ Jθ ®/k¦a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kbdR}UW!jladkmbu_ |I(θ)| 12 ¯ª r;ª b;ª λ ª º£W
}`W:jUgtbnWvH_ JMAP(θ) = MAPJθ(θ)
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zCa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JMAP(θ) = Argmax
θ∈Θ
f(x|θ) |I(θ)|− 12 πλ(θ) ,
#@ %
zijl}
JHPD(θ) = {θ : f(x|θ) |I(θ)|− 12 πλ(θ) ≥ kγ} .
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= h (JHPD(θ)) .
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X |θ ∼ N (θ, σ2) zijl} θ ∼ N (µ, τ2) ª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JMAP(α) = eJMAP(θ) .
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X |θ ∼ B(1, θ) zijl} θ ∼ U]0,1[ ªº£WRlz¥§CW
I(θ) = 1/(θ(1 − θ)) zijl}
JHPD(θ) =
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HPDν(θ1) = {θ1 : πν(θ1|x) ≥ kγ}
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i1%
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1 − 1 acVgHgtbnR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adleR²z°V°g`}`W:w7® |I(θ1, θ2)| = (1 − θ1)−1θ−12 (1 − θ2)−1









1 (1 − θ1)−1/2
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acJeR»bnRlzOb ∪iΘi = Θ ztjJ} |Ic(θ2|θ1)|1/2 RJzia 'ljlkmbnWVziana2gij Ωi =











































1−1 acVgHgtbnRrdW:{lztrztVW!bdrnk¢;zObdkxgijgij θ1 ªQSRlW!rnWoµgirnWi®ibdRUW
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JMAP(log(σ)) = MAP(log(σ)) = 12 log(REML)
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